AHO BO MexayHapoaHblid 0aHKOBCKHMH HHCTUTYT

YTBEPXIAIO
[TpopekTop no yaeOHo# padboTe
( )
« » 20
AHHOTALIUA
K padoyeii mporpaMMe JHCIUILTHHBI
«IKOHOMETPHKA

Pabouas mporpamMma y4eOHON AUCHUILTUHBI « IKOHOMETPHKA» 110 HANPABICHHUIO MOJATOTOBKH
38.03.02 MenemxMeHT pazpaboTaHa B COOTBETCTBHUHU C:

1. TpeboBaHMAMHU MOpsAKA OPraHU3ALMU U OCYLIECTBIEHUS 00pa30BaTeIbHOM AESITEILHOCTH I10
o0pa3oBareIbHBIM MPOrpaMMaM BBICHIETO 00Opa3oBaHMs — MporpamMmaMm OakajiaBpuara, mpo-
rpaMMaM CHelUalInTeTa, IporpaMMaM MarucTparyphbl, YTBEPKACHHOIO Ipruka3oM MuHucTep-
cTBa oOpaszoBanus u Hayku Poccuiickoii @enepanuu ot 05.04.2017 N 301

2. tpedoBanmsimu PI'OC BO 1o HampaBieHUIO TOATOTOBKM MEHEHKMEHT, YTBEPKICHHOTO
npukazoM MunucTtepcTBa oopazoBanus u Hayku Poccuiickoit @eneparpiu Ne 7 ot 12.01.2016

3. yueOnbM twranoM npoduis [16.38.03.02. Y6 Ympasnenue OuzHecoM, 0J0OpEHHBIM YYCHBIM
coetoM AHO BO «MexnyHapoaHblii OaHKOBCKUH HHCTUTYT» OT «29» aBrycra 2017 r.
[Tporoxomn Ne 6.

Heap u 3a7a4M IMCUMIVIMHBI: [T03HAKOMUThH CTYJIEHTOB C OCHOBHBIMH CIIOCOOaMHU HCIOJIb30BaHUS
SKOHOMETPUYECKUX METOAOB i OOpaOOTKM W aHajdu3a SKOHOMHUKO-CTATMCTUYECKUX TaHHBIX C
Y4ETOM BHYTPEHHHX SKOHOMHYECKHX B3aMMOCBS3€H M CIy4alHBIX (aKTOPOB, PETPOCHEKTHBHOTO
aHaJu3a ¥ MPOTHO3UPOBAHUS MOBEICHHS SKOHOMUYECKHX MOJENEH Ha OCHOBE 3KOHOMETPUYECKOTO
WCCJIEIOBAHUsSI, COIOCTABICHHUS] KAa4eCTBEHHBIX 3aKOHOMEPHOCTEH OJKOHOMMYECKOM TEOpUH C
HaOMI0JaeMbIMU  JTAHHBIMM M TOKa3aTeNIIMU;  MOATOTOBUTH CTYAEHTOB K M3YYEHHIO OTAEIbHBIX
pa3nenoB  JUCHUIUIMH MPO(ECCHOHANbHOIO LHKIA, (yHIaMEHTAJIbHOE H3JIOKEHUE KOTOPBIX
IIPEIOJIAraeT UCIOIb30BAHUE TOHATUIN U METOAOB YKOHOMETPHUKH;
OO0mas TpyaoeMKocTh TUCHUILVINHBL: [{uciuminHa « OKOHOMETPUKa» U3ydaeTcs Ha MPOTSKEHUU
OfIHOTO ceMecTpa B o0beMe 144 vaca (4 3a4eTHBIX €HHUIIBI).
Mecro nucuuniauHbl B cTtpykrype OIl:
W3yueHne naHHON AMCHUIUIMHBI Oa3upyeTcss Ha 3HAHUSAX, YMEHUSX M HaBbIKax, (OPMHUPYEMBIX
MpEIIIeCTBYIOIIMMH JTUCHUIUIMHAMU: Maremarnyeckuil aHanus, JIuHeliHas anredpa u reomerpus,
TEOpUsl BEPOATHOCTEN M MareMaTH4ecKasi CTaTUCTUKA. B CBOIO ouepenb, 3HAHMSI, YMEHUS U HaBBIKH,
pPUOOpPETEHHBIE B PE3YJbTAaTE OCBOCHUS JAUCLUUIUIMHBI « DKOHOMETPUKA» SABISAIOTCS 0a30BBIMU IS
U3Y4YEHHs psAAa MOCIEAYIUX JUCHUIUIMH, B YaCTHOCTH: MakposkoHOMHKA, (CTaTHUCTHKW,
AHTHKpHU3UCHOE yripaBiieHne; GUHAHCOBBIA MEHEKMEHT; PHIHOK 1IEHHBIX OymMar U MHBECTHUITUH.
OcHoBHBIE pa3iesabl 1 TeMbI JMCOMIVIMHBL: J(HciunHa « OKOHOMETPUKaA» COAEPKUT 1 pasnen u
6 Tem.
Pa3nen 1.OxoHomeTpuka.

Tema 1. I[locTpoeHne, orieHKa KauecTBa M MHTEPIIPETALMS MOAEIIN ITAPHOM JINHEWHON

perpeccun

1.1. DkoHOMeTpuYecKas MOJAEIb — OCHOBHBIE 3JEMEHTBHI. OTalbl 3KOHOMETPUYECKOTO
moaenupoBanus. Crienudukanus Mojienu. TeopeTruueckas U SMIUPUUECKasi pErpeccuu.

1.2. JIuHelHbIE SKOHOMETPUYECKHE MOJAeIH. Mojenb MapHOW JMHEHHOW PErpecCHH.
Cytp Merona HauMeHbIINX kBajapaTtoB (MHK).



1.3. Ilapnas nuueiiHasi perpeccusi. Ouenka mapametpoB nmo MHK. DkoHomuueckas wWH-
TEpIIpeTaIys ypaBHEHHs BHIOOPOUHON PErPECCHH.

1.4. Ilapunas nunHeiHas perpeccus. OCHOBHBIE MPEANONOKEHUS PErPECCUMOHHOTO aHAJIN3a.
Teopema ['aycca-Mapkosa.

1.5. MHK onenku ko3 dunueHToB napHoi JuHerdHON perpeccuu. CBsi3b ¢ BBIOOPOYHBIMHU
XapaKTepUCTUKAMHU.

1.6. CratucTtrueckue CBOWCTBA OIIEHOK MAapHOW JUHEWHOU perpeccuu. [IpoBepka runores o
3HAYUMOCTH KOI((DUIIMEHTOB.

1.7. Craructuyeckue CBOWCTBA OIICHOK IApHOM JIMHEWHON perpeccuu. JloBepuTenbHbIE
MHTEPBaJIbl ISl TapaMeTPOB perpeccuu. MHTepnperanus.

1.8. Ilokazarenu kadectBa perpeccuu. Koadduinment nerepmunaimu, cBoiictsa. CBs3b ¢ KO-
s dULIMEeHTOM MMapHOW KOPPENSIAK B Clydail mapHO# JnHelHoM perpeccuu. CpenHsis aOCOMOTHAS
omunOKa annpoKCUMaIUH.

1.9. ®opmyna paznoxeHus aucnepcud (MOJHOM CyMMbl kBaapaTtoB). Koaddumment ne-
TepMuHauuu. OLEHKa AUCIEPCUH BO3MYILIEHUM.

1.10. PerpeccroHHas U ocTaTo4yHas CyMMbl KBaapaToB. IIpoBepka 3HaUMMOCTH YpaBHEHHUS
perpeccuu B 1iesioM (kputepuit Gumepa). CBsa3b ¢ K03PHUIIMEHTOM JIeTEPMUHAINH.

1.11. TlocTpoeHue NpOrHO30B C MOMOIIBIO MAPHOW JIMHEHHON perpeccuu. JloBepuTENbHbIE
WHTEPBaJbl IPOTHO3a, UX UHTEPIPETALIUS.

Tema 2. [locTpoeHue, oneHKa KauecTBa U MHTEPIpPETALUs MOJAEIN MHOKECTBEHHOU JIMHEN-
HOM perpeccuu

2.1. Mopenb MHOKECTBEHHOW NHHEHHOU perpeccun. CrienuduKanyss MHOKECTBEHHOU -
HEWHOM perpeccuu, oTo0p (HaKTOpOB.

2.2. MHuoxecTBeHHas nuHeWHas perpeccus. Onenka napamerpoB no MHK. Matpuunas
dbopma 3anucu. DKOHOMUYECKasi HHTEPIIPETallrs ypaBHEHUSI BEIOOPOUYHOMN perpeccum.

2.3. MHuoxecTBeHHas JuHEHas perpeccus. OCHOBHBIE MPEANOJIOXKEHUS PETPECCHOHHOTO
aHanusa. Teopema I'aycca-Mapkosa.

2.4. CTaTUCTHYECKHUE CBOMICTBA OIEHOK MHOXKECTBEHHOU JMHENHO# perpeccuu. [Iposep-
Ka TUIIOTE3 O 3HAYMMOCTU KOAPPUIIUEHTOB.

2.5. Tloka3zarenu kaudectBa perpeccu. KoapdummeHT nerepmMuHanum, CKOppEKTHPOBAHHBIH
kodduimeHT nerepmunanuu. CBoiicTpa.

2.6. Koaddunuents! napHoit u yactHoi koppensuuu. Marepnperanus. [IpoBepka 3Haunmo-
cTH. YacTHbIN KOApPUIHMEHT IeTepMUHALINY.

2.7. ®opmyna paznoxenus aucriepcuu. [IpoBepka 3HAYUMOCTH BCETO YpaBHEHHUS B IIEJIOM
(xputepuit Gumepa). Csa3b ¢ K03(QHUIMEHTOM JETEPMUHALIH.

2.8. JloBepuTenbHblE MHTEPBAJbl apaMETPOB MHOKECTBEHHOM JMHEHHON perpeccuu. WH-
TeprpeTanus.

2.9. TloctpoeHne MpOrHO30B C MOMOIIBI0 TMApHOW JMHEHHOW perpeccuu. /loBepurenbHbie
MHTEPBaJIbl TporHo3a. Murepnperanms.

2.10. Cranpaptu3oBaHHble KO (ULIUEHTHI PErPECCUH, CTAaHAAPTU30BAaHHOE YpaBHEHHUE PET-
peccuu. KorppuuueHnTs! 37aCTUYHOCTH, YAaCTHbIE KOA(PPUIHUEHTHI 37aCTUYHOCTU. YacTHBIE ypaBHe-
HUS PETPECCU.

2.11. TIpob6iema MyNnbTUKOJUTMHEAPHOCTHU. [IpU3HaKU KOJUIMHEApHOCTH (PAKTOPOB.

2.12. PerpeccroHHbIE MOJEIHU C IEPEMEHHON CTPYKTYpoil. DUKTHUBHbIE IEPEMEHHBIE.

2.13. PerpeccuoHHBIE MOJENM C NEPEMEHHON CTPYKTypou. KycouHO-TMHENHBIE MOJEIN.
Tect Yoy.

2.14. Crnemudukanus MOJeId MHOXECTBEHHOW IUHEHHOW perpeccuu: Mpolueaypsl 0T0o-
pa/BKIIIOUEHUS NepeMeHHbIX. [IpoBepka 3HAYMMOCTH BKJIIOYaeMOH NepeMeHHOH (Tpymnmsl mepe-
MEHHBIX) ¢ moMoIbio F- Tecta (wactHsiii F kpurtepwii).

2.15. Ommbku crienuduKanys MOJEIH MHOXECTBEHHOHN JIMHEWHOU perpeccuu. Tema 3. Tlo-
cTpoeHue 0000IIeHHOM JIMHEHHOI perpeccHoHHON Mozient. ['eTepockeAacTUYHOCTh U aBTOKOppes-
1Sl OCTaTKOB

3.1. O06o0OIIeHHBIN METO] HAUMEHBIITUX KBaIPaTOB.



3.2. TerepockenactuuHocth. Tect Cnupmena. Tect [N'onadenna-Kpanara. Ycrpanenue re-
TEPOCKETACTUYHOCTH.

3.3. T'erepockenactuuHocThb. Tect Yaiita, Tect ['neitzepa. YcrpaHeHue rerepockeacTUuHO-
CTH.

3.4. Amroxoppemsanus. Tect Jlapouna-YorcoHa. Y cTpaHEeHHE aBTOKOPPEIAIUH.

Tema 4. TlocTpoeHue u HHTEpPIPETALMS MOJIETH HEJIMHEHHOM perpeccun

4.1. 4.1.Henuueiinas perpeccusi. HenmuHeldHOCTh 1O MapaMeTpaM M MepeMEeHHbIM. MeTobl
OLICHKH [1apaMETPOB.

4.2. HenuneitHple perpeccuu: mnoAadoop Haumydmed wmoaenu. Coaep)KaTelbHbId BBIOOD
HEJIMHEHHON (PYHKIIUH perpeccui.
Pe3yiabTaThl O0CBOEHHS] TUCHUILUIMHBI. B pe3yjbTaTe OOydeHUs OOyYarolIMiics JOJDKEH BIIAICTh
Pa3IMYHBIMU METOJIAMU MOJICIIMPOBAHUS. YMEHHEM CTPOUTH MApHbIE U MHOXKECTBEHHBIE JIMHEHHBIC U
HEJIMHEWHbIE MOJIENIN: YMEHUEM BBIYUCIIATH TapaMeTPhl MAPHBIX U MHOKECTBEHHBIX JTMHEUHBIX U He-
TuHENHHbIX Mozenel. Kpome Toro, BiajeTh pa3iuyHbIMM MaTE€MAaTUUECKUMU MPUHIIMIIAMH BhIUKCIIE-
HUSl SKOHOMUYECKUX MOJIENIeH, HalpUMep: BbBIYMCICHHUEM KO3 QUIIMEHTa NeTepMUHALIUU, CKOPPEK-
TUPOBAHHOTO KO3 HUIMEHTa JIeTePMHUHAINH, CPEJHEH OMMOKM anmpoKcuMmanuu, koddduimenrta
3JaCTUYHOCTH, YACTHBIX KO3((UIMEHTOB KOPPESAIUHN, CTaHAAPTHU3UPOBAHHBIX KO3((UIINEHTOB,
MOCTPOEHHUEM TMapHBIX U MHOXXECTBEHHBIX JIMHEHHBIX, HEIMHEUHBIX MOJEIIEeH, BHIYMCICHUEM Tapa-
METPOB MapHBIX U MHOKECTBEHHBIX JINHEHHBIX, HEJTMHEHHBIX MOIETICH.



